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SECTION I-B                                                                                                                                                            
    This section reflects publicly traded corporate debt instruments (mostly long term) originally issued at a discount after December 31, 1984.                        
Debt instruments which matured or were entirely called before 2007 are not included.  See Section I-A for corporate discount debt instruments                           
issued before 1985.                                                                                                                                                     
    CAUTION:  The following OID information supercedes previously published information.  Numbers may vary from previous editions because of                            
rounding or updated information.                                                                                                                                        
                                                                                                                                                           OID per      
                                                                                                                Daily OID Per $1,000                      $1,000 of     
                                                                                                                  of Maturity Value                       Maturity      
                                                      Issue Price  Annual                                      for Each Accrual Period                    Value for     
                                                      (Percent of  Stated             TOTAL      ---------------------------------------------------    Calendar Year   
                                    Issue   Maturity  Principal   Interest   Yield    OID to     2007 1st   2007 2nd   2007 3rd   2008 2nd  2008 3rd    --------------  
Name of Issuer           CUSIP No.   Date     Date     Amount)      Rate              1/1/07      Period     Period    2008 1st    Period    Period      2007     2008  
______________           _________ ________ ________    _______     _____    _______  ________   ________   ________   ________   ________  ________    ______   ______ 
                                                                                                                                                                        
ABN Amro Bank N.V.       00078UAE0 11/30/06 11/30/10    100.000     0.000    4.8420              0.134501   0.137757   0.141092   0.144508  0.148007     49.21    51.62 
ABN Amro Bank N.V.       00078UER7 03/15/07 03/13/12    100.000     0.000    4.8108                         0.133634   0.136813   0.140104  0.143474     38.56    50.56 
ABN Amro Bank N.V.       00079FBH4 07/16/03 01/16/14    100.000     0.000    4.1274              0.129599   0.132274   0.135004   0.137790  0.140633     48.03    50.03 
ABN Amro Bank N.V.       00079FBM3 08/13/03 11/13/13    100.000     0.000    4.3128              0.137632   0.140599   0.143631   0.146729  0.149893     50.37    52.57 
ABN Amro Bank N.V.       00079FBR2 09/10/03 09/10/13    100.000     0.000    5.0200              0.161808   0.165870   0.170033   0.174301  0.178676     59.89    62.94 
ABN Amro Bank N.V.       00079FBX9 10/08/03 10/08/13    100.000     0.000    5.1600              0.167004   0.171312   0.175732   0.180266  0.184917     61.62    64.84 
ABN Amro Bank N.V.       00079FCY6 03/10/04 12/10/13    100.000     0.000    4.7792              0.151180   0.154793   0.158492   0.162279  0.166157     55.23    57.90 
ABN Amro Bank N.V.       00079FDB5 03/24/04 12/24/13    100.000     0.000    4.7792              0.151180   0.154793   0.158492   0.162279  0.166157     55.13    57.79 
ABN Amro Bank N.V.       00079FED0 06/23/04 12/23/09    100.000     0.000    4.0499              0.124361   0.126879   0.129449   0.132070  0.134744     45.26    47.12 
ABN Amro Bank N.V.       00079FEK4 07/21/04 01/21/10    100.000     0.000    4.0700              0.122545   0.125039   0.127584   0.130180  0.132829     45.37    47.24 
ABN Amro Bank N.V.       00079FEN8 08/04/04 02/04/10    100.000     0.000    3.9600              0.118977   0.121332   0.123735   0.126185  0.128683     43.96    45.71 
ABN Amro Bank N.V.       00079FHN5 01/13/05 01/13/20    100.000    VARIES    4.7500              0.128062   0.128124   0.128187   0.128609  0.129042     46.13    46.37 
ABN Amro Bank N.V.       00079FHT2 01/21/05 01/21/20    100.000    VARIES    4.7448              0.126832   0.125096   0.123319   0.121500  0.119637     44.78    43.48 
ABN Amro Bank N.V.       00079FHV7 01/28/05 01/28/20    100.000    VARIES    4.6673              0.125005   0.123384   0.121726   0.120029  0.118292     44.21    42.99 
ABN Amro Bank N.V.       00079FJD5 02/15/05 02/15/20    100.000    VARIES    4.6374              0.124148   0.122518   0.120850   0.119143  0.117397     43.95    42.73 
ABN Amro Bank N.V.       00079FLN0 07/20/05 04/20/09    100.000     0.000    3.9485              0.115183   0.117457   0.119776   0.122140  0.124552     42.20    43.88 
ABN Amro Bank N.V.       00079FMR0 09/30/05 10/03/20    100.000     7.500    4.4483              0.119720   0.117749   0.115734   0.113675  0.111570     42.39    40.93 
ABN Amro Bank N.V.       00079FMS8 10/03/05 10/03/20    100.000    VARIES    4.4457              0.120303   0.118655   0.116971   0.115248  0.113488     42.72    41.49 
ABN Amro Bank N.V.       00079FNF5 11/15/05 11/15/20    100.000    VARIES    5.2985              0.142363   0.137992   0.137382   0.133730  0.133693     50.92    49.44 
ABN Amro Bank N.V.       00079FNM0 12/21/05 12/21/10    100.000    VARIES    4.5200              0.123261   0.122707   0.122830   0.122946  0.123741     44.88    44.99 
ABN Amro Bank N.V.       00079FQY1 06/28/06 06/29/09    100.000     0.000    5.2501              0.149687   0.153617   0.157649   0.161788  0.166035     54.61    57.52 
ABN Amro Bank N.V.       00079FRK0 07/05/06 07/05/08    100.000    VARIES    5.2997              0.147215   0.146705   0.146423   0.146851               52.77    27.02 
ABN Amro Bank N.V.       00079FRU8 08/09/06 02/09/10    100.000     0.000    4.9028              0.136192   0.139530   0.142951   0.146455  0.150045     50.59    53.10 
ABN Amro Bank N.V.       00079FSN3 08/31/06 08/31/10    100.000     0.000    5.1472              0.142188   0.143470   0.148779   0.150949  0.157400     52.95    55.91 
ABN Amro Bank N.V.       00079FSU7 09/29/06 03/29/11    100.000     0.000    4.9533              0.137594   0.141002   0.144494   0.148073  0.151740     50.78    53.33 
ABN Amro Bank N.V.       00079FTU6 10/31/06 10/29/10    100.000     0.000    4.9534              0.137595   0.140984   0.144475   0.148054  0.151720     50.57    53.10 
AIG FP Private Funding   001378AC2 06/19/06 05/19/08    100.000     0.000    5.3068              0.149831   0.151299   0.157021                          55.27    21.83 
AIG FP Private Funding   001378AD0 06/12/06 05/12/08    100.000     0.000    5.3042              0.150598   0.154592   0.158692                          55.33    20.79 
AIG FP Private Funding   001378AE8 06/12/06 05/12/08    100.000     0.000    5.3042              0.150598   0.154592   0.158692                          55.33    20.79 
AIG FP Private Funding   001378AF5 06/19/06 05/19/08    100.000     0.000    5.3068              0.149831   0.151299   0.157021                          55.27    21.83 
AIG FP Private Funding   001378AG3 07/31/06 07/31/08    100.000     0.000    5.4390              0.151085   0.155194   0.159415   0.163750               56.39    34.10 
AIG FP Private Funding   001378AH1 07/31/06 07/31/08    100.000     0.000    5.4390              0.151085   0.155194   0.159415   0.163750               56.39    34.10 
AIG FP Private Funding   001378AJ7 10/04/06 10/06/08    100.000     0.000    5.0499              0.140317   0.143860   0.147492   0.151217               51.76    41.23 
AIG FP Private Funding   001378AK4 10/04/06 10/06/08    100.000     0.000    5.0499              0.140317   0.143860   0.147492   0.151217               51.76    41.23 
AIG FP Private Funding   001378AL2 10/04/06 10/05/09    100.000     0.000    4.9866              0.138536   0.141991   0.145531   0.149159  0.152878     51.10    53.68 
AIG FP Private Funding   001378AM0 10/04/06 10/05/09    100.000     0.000    4.9866              0.138536   0.141991   0.145531   0.149159  0.152878     51.10    53.68 
AIG FP Private Funding   001378AN8 11/03/06 11/05/09    100.000     0.000    4.8876              0.135806   0.139125   0.142525   0.146008  0.149576     49.86    52.33 
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